Research in Options 2012

Buizios, Rio de Janeiro, de 07/12 até 13/12.

Friday 7

The bus will leave from Rio de Janeiro (IMPA) to Buzios (Hotel Atlantico Biizios)

Saturday 8

Minicourse Program

Sunday 9

Geriba Room

09:00 - 10:30
Martin Schweizer Part 1
Circling the square -- A course around quadratic hedging
and portfolio choice

10:30 - 11:00

11:00 - 12:30
Martin Schweizer Part 2
Circling the square -- A course around quadratic hedging
and portfolio choice

12:30 - 14
14:30 - 15:45

Nicolas Merener Part 1
Commodity Markets: Structure, Empirics & Models

15:45 - 16:00

16:00 - 17:15
Nicolas Merener Part 2
Commodity Markets: Structure, Empirics & Models

17:15 -17
17:30 - 18:45

Nicolas Merener Part 3
Commodity Markets: Structure, Empirics & Models

Coffee Break

:30 Lunch

Coffee Break

:30 Break

Understanding financial crisis - a statistical perspective.

Understanding financial crisis - a statistical perspective.

09:00 - 10:30
Matheus Grasselli Part 1

11:00 - 12:30
Matheus Grasselli Part 2

14:30 - 15:45
Mike Lipkin Part 1
Event-driven Finance.

16:00 - 17:15
Mike Lipkin Part 2
Event-driven Finance.

17:30 - 18:45
Mike Lipkin Part 3
Event-driven Finance.




